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The quasi-likelihood approach to statistical inference on multiple time series 
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Quasi-maximum likelihood estimation of stochastic volatility models. 
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Testing for in cointegrated relationships. Allan W. Gregory, James M. 
Testing the constancy of regression parameters against continuous struc- 

tural change. Chien—Fu Jeff Lin and Timo Terasvirta. 
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Nonconvexities, labor hoarding, technology shocks, and procyclical produc- 
tivity: A . Robert S. Chirinko. 

Polynomial cointegration: Estimation and test. Stephane Gregoir and Guy 
Laroque. 

Quasi-maximum likelihood estimation of stochastic volatility models. 
Esther Ruiz. 

Simplified conditions for noncausality between vectors in multivari- 
ate ARMA models. Hafida Boudjellaba, Jean-Marie Dufour, and Roch 
Roy. 

Testing for an unstable root in conditional and structural error correction 
models. H. Peter Boswijk. 

The asymptotics of single-equation cointegration regressions with I(1) and 
1(2) variables. Niels Haldrup. 

VAR analysis, nonfundamental representations, Blaschke matrices. Marco 
Lippi and Lucrezia Reichlin. 

Structural elicitation techniques + Priors for unit root models. Joseph B. 
Kadane, Ngai Hang Chan, and Lara J. Wolfson. 
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Identification of the long-run and the short-run structure: An application to 

the ISLM model. Soren Johansen and Katarina Juselius. 
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Ravi Bansal, A. Ronald Gallant, Robert Hussey, and George Tauchen. 
Probabilities and experiments. Nancy Cartwright. 

Structural parameter identification * Semiparametric instrumental variable 
estimation of simultaneous equation sample selection models. Lung-Fei 
Lee. 

Structural stability * Testing ——— with endogenous breakpoint: A size com- 
parison of analytic and bootstrap procedures. Francis X. Diebold and 
Celia Chen. 

Student-t distribution * Classical and Bayesian aspects of robust unit-root 
inference. Henk Hoek, Andre Lucas, and Herman K. van Dijk. 

Studentized Lagrange multiplier tests * Some results on the Glejser and 
Koenker tests for heteroskedasticity. Leslie G. Godfrey. 
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Chan, and Lara J. Wolfson. 
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Superexogeneity * On the power of tests for ——— and structural invariance. 
Zacharias Psaradakis and Martin Sola. 

Supply and demand effects * Semiparametric estimates of the -—— of disability 
on labor force participation. Steven Stern. 

SUR models * Hierarchical analysis of -—— models with extensions to corre- 
lated serial errors and time-varying parameter models. Siddhartha Chib 
and Edward Greenberg. 

SURE models * Efficiency properties of feasible generalized least-squares 
estimators in ——— under non-normal disturbances. V.K. Srivastava and 
Koichi Maekawa. 

Survey forecasts * A new framework for analyzing ——— using three-dimen- 
sional panel data. Anthony Davies and Kajal Lahiri. 

Survey panels * How representative are matched cross-sections? Evidence 
from the Current Population Survey. Franco Peracchi and Finis Welch. 

Switching algorithm * Identification of the long-run and the short-run struc- 
ture: An application to the ISLM model. Soren Johansen and Katarina 
Juselius. 

Switching time-series models * Specification testing in Markov--—— models. 
James D. Hamilton. 

System analysis * A Bayesian multivariate nonstationary time-series model for 
estimating mutual relationships among variables. Hiroko Kato, Sadao 
Naniwa, and Makio Ishiguro. 

Systematic sampling, temporal aggregation, seasonal adjustment, and cointeg- 
ration: Theory and evidence. C.W.J. Granger and Pierre L. Siklos. 
Systems of equations * Estimating ——— with different instruments for different 

equations. Jeffrey M. Wooldridge. 
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manufacturing firms. Bronwyn H. Hall and Jacques Mairesse. 
General purpose technologies: ‘Engines of growth? Timothy F. Bresnahan 
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manufacturing industries: An exploratory analysis. Ernst R. Berndt and 
Catherine J. Morrison. 
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Time-varying price elasticity. Peter Hackl and Anders H. Westlund. 
Temporal aggregation * Systematic sampling, ———, seasonal adjustment, 
and cointegration: Theory and evidence. C.W.J. Granger and Pierre L. 
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Test statistics * Moments of the ratio of quadratic forms in non- 
normal variables with econometric examples. Aman Ullah and Virendra 
K. Srivastava. 

Testing 

Comments on ——— economic theories and the use of model selection 
criteria. Clive W.J. Granger, Maxwell L. King, and Halbert White. 

Editors’ introduction: The significance of ——— in econometrics. Hugo A. 
Keuzenkamp and Jan R. Magnus. 
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Jinbang Kim, Neil De Marchi, and Mary S. Morgan. 

Frisch on —— of business cycle theories. Marcel Boumans. 

Nonclassical demand: A model-free examination of price—quantity relations 
in the Marseille fish market. Wolfgang Hardle and Alan Kirman. 

On tests and significance in econometrics. Hugo A. Keuzenkamp and Jan 
R. Magnus. 
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Spanos. 

Probabilities and experiments. Nancy Cartwright. 

Rejection without falsification: On the history of —— the homogeneity 
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Anton P. Barten. 
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Three ways to think about ——— in econometrics. Philip Mirowski. 

Testing for causality in real time. Carlo Grillenzoni. 

Testing structural stability with endogenous breakpoint: A size comparison 
of analytic and bootstrap procedures. Francis X. Diebold and Celia 
Chen. 

Testing the joint hypothesis of rationality and neutrality under seasonal 
cointegration: The case of Korea. Luigi Ermini and Dongkoo Chang. 

Tests of causality * Testing for causality in real time. Carlo Grillenzoni. 

Tests of significance * Occupational segregation in the multidimensional case: 
Decomposition and ——. Dale Boisso, Kathy Hayes, Joseph Hirschberg, 
and Jacques Silber. 

Theory of errors * On theory testing in econometrics: Modeling with nonex- 
perimental data. Aris Spanos. 

Theory testing 
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Spanos. 

On tests and significance in econometrics. Hugo A. Keuzenkamp and Jan R. 
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Three-dimensional panel data * A new framework for analyzing survey fore- 
casts using ——. Anthony Davies and Kajal Lahiri. 

Three-stage least squares * Estimating systems of equations with different 
instruments for different equations. Jeffrey M. Wooldridge. 
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Nonlinear interest rate dynamics and implications for the term structure. 
Gerard A. Pfann, Peter C. Schotman, and Rolf Tschernig. 
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Testing the adequacy of smooth transition autoregressive models. Oyvind 
Eitrheim and Timo Terasvirta. 74 (1996) 59-75 
Time models « Long memory continuous ——. F. Comte and E. Renault. 73 (1996) 101-149 
Time profiles + Cointegration and speed of convergence to equilibrium. 
M. Hashem Pesaran and Yongcheol Shin. 71 (1996) 117-143 
Time series 
A Bayesian approach to the empirical valuation of bond options. Peter 
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Testing for causality in real time. Carlo Grillenzoni. 

Testing for unit roots in a Bayesian framework. Michel Lubrano. 

Testing for unit roots in seasonal ———-: Some theoretical extensions 
and a Monte Carlo investigation. Eric Ghysels, Hahn S. Lee, and Jaesum 
Noh. 

Tests for seasonal unit roots: General to specific or specific to general? Svend 
Hylleberg. 

The bias of OLS, GLS, and ZEF estimators in dynamic seemingly unrelated 
regression models. Jan F. Kiviet, Garry D.A. Phillips, and Bernhard 
Schipp. 

The Bierens test under data dependence. Robert M. de Jong. 

The quasi-likelihood approach to statistical inference on multiple ——— with 
long-range dependence. Yuzo Hosoya. 

The production and cost structure of Israeli industry: Evidence 
from individual firm data. Arie Bregman, Melvyn Fuss, and Haim 
Regev. 

Volume, volatility, and leverage: A dynamic analysis. George Tauchen, 
Harold Zhang, and Ming Liu. 

Time-series models 

Specification of varying coefficient ——— via generalized flexible least 
squares. Helmut Lutkepohl and Helmut Herwartz. 

Specification testing in Markov—switching . James D. Hamilton. 

Time-series regression * Comment on ‘Adaptive estimation in ——— models’ by 
DG. Steigerwald. Benedikt M. Potscher. 
and Reply to B. M. Potscher’s comment on ‘Adaptive estimation in time 


series regression models’. Douglas G. Steigerwald. 

Time-varying parameter models * Hierarchical analysis of SUR models with 
extensions to correlated serial errors and ———. Siddhartha Chib and 
Edward Greenberg. 

Time-varying price elasticity * Demand for international telecommunication: 

. Peter Hackl and Anders H. Westlund. 


Tobit-type selection rules * Semiparametric two-stage estimation of sample 
selection models subject to ———. Lung-fei Lee. 

Trading volumes * An unobserved component panel data model to study 
the effect of earnings surprises on stock prices, ——, and spreads. G.S. 
Maddala and M. Nimalendran. 

Transfer function models * Testing for causality in real time. Carlo Grillen- 
zoni. 

Transformation matrix * Transforming the error-components model for 
estimation with general ARMA disturbances. John W. Galbraith and 
Victoria Zinde—Walsh. 

Trend-resistant test * A —— for structural change based on OLS residuals. 
Werner Ploberger and Walter Kramer. 

Trend-stationarity * Bayesian long-run prediction in time-series models. Gary 
Koop, Jacek Osiewalski, and Mark FJ. Steel. 

Trending data * A trend-resistant test for structural change based on OLS 
residuals. Werner Ploberger and Walter Kramer. 

Truncated normal disturbances * Shrinkage estimation in nonlinear regression: 
The Box—Cox transformation. Minbo Kim and R. Carter Hill. 

Truncated regression * Pairwise difference estimators of censored and —— 
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Truncation * Semiparametric two-stage estimation of sample selection models 
subject to Tobit-type selection rules. Lung-fei Lee. 
Two-part models * On the choice between sample selection and ——. Siu Fai 
Leung and Shihti Yu. 
Two-stage estimation 
Nonparametric ——— of conditional choice probabilities in a binary choice 
model under uncertainty. Hyungtaik Ahn. 
Semiparametric of sample selection models subject to Tobit-type 
selection rules. Lung-fei Lee. 
Two-stage estimator * A for probit models with structural group effects. 
George J. Borjas and Glenn T. Sueyoshi. 
Two-stage least squares * On a simultaneous equations pre-test estimator. 
Christopher L. Skeels and Larry W. Taylor. 
Two-step estimation 
Direct cointegration testing in error correction models. Frank Kleibergen 
and Herman K. van Dijk. 
Selection corrections for panel data models under conditional mean inde- 
pendence assumptions. Jeffrey M. Wooldridge. 
Two-step estimation of heteroskedastic sample selection models. Stephen G. 


U-statistics 
A consistent test of functional form via nonparametric estimation tech- 
niques. John Xu Zheng. 
Pairwise difference estimators of censored and truncated regression models. 
Bo E. Honore and James L. Powell. 

Unbalanced one-way error component regression model. Badi H. Baltagi and 
Young—Jae Chang. 

Unbalanced ANOV A * Incomplete panels: A comparative study of alternative 
estimators for the unbalanced one-way error component regression 
model. Badi H. Baltagi and Young—Jae Chang. 

Uncertainty 

Nonparametric two-stage estimation of conditional choice probabilities in 
a binary choice model under . Hyungtaik Ahn. 
Parameter ——— and impulse response analysis. Gary Koop. 

Unemployment * The —— of ethnic minority groups in the Netherlands. 
Willem Niesing, Bernard M. S. van Praag, and Justus Veenman. 

Unidentified model * On the estimation and testing when explanatory vari- 
ables are partly endogenous. Shigeru Iwata. 

Unified matrix approach * The heteroskedastic linear regression model and the 
Hadamard product: A note. Heinz Neudecker, Wolfgang Polasek, and 
Shuangzhe Liu. 

Uniform convergence * Nonparametric two-stage estimation of conditional 
choice probabilities in a binary choice model under uncertainty. Hyun- 
gtaik Ahn. 

Unit root (s) 

A Bayesian approach to the empirical valuation of bond options. Peter 
Schotman. 

A multivariate approach to modeling univariate seasonal time-series. Philip 
Hans Franses. 

Another look at the instrumental variable estimation of error-components 
models. Manuel Arellano and Olympia Bover. 
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Bayesian long-run prediction in time-series models. Gary Koop, Jacek 
Osiewalski, and Mark FJ. Steel. 

Bayesian model selection and prediction with empirical applications. Peter 
C.B. Phillips. 

Cointegration tests in the presence of structural breaks. Julia Campos, Neil 
R. Ericsson, and David F. Hendry. 

Deciding between I(1) and I(0). James H. Stock. 

Deterministic seasonal models and spurious regressions. Tilak 
Abeysinghe. 

Interpreting tests of the convergence hypothesis. Andrew B. Bernard and 
Steven N. Durlauf. 

Mirror image distributions and the Dickey—Fuller regression with a main- 
tained trend. Niels Haldrup. 

Polynomial cointegration: Estimation and test. Stephane Gregoir and Guy 
Laroque. 

Priors for - 

Wolfson. 

Statistical inference in vector autoregressions with possibly integrated pro- 
cesses. Hiro Y. Toda and Taku Yamamoto. 

Systematic sampling, temporal aggregation, seasonal adjustment, and 
cointegration: Theory and evidence. C.W.J. Granger and Pierre L. 
Siklos. 

Temporal aggregation and the power of tests for a ———. R.G. Pierse and 
A.J. Snell. 

Testing for —— in a Bayesian framework. Michel Lubrano. 

Testing for ——— in seasonal time-series: Some theoretical extensions and 
a Monte Carlo investigation. Eric Ghysels, Hahn S. Lee, and Jaesum 
Noh. 

Tests for seasonal ———: General to specific or specific to general? Svend 
Hylleberg. 

The asymptotics of single-equation cointegration regressions with I(1) and 
1(2) variables. Niels Haldrup. 

The effect of linear filters on dynamic time-series with structural change. Eric 
Ghysels and Pierre Perron. 

Unit-root inference * Classical and Bayesian aspects of robust ——. Henk 
Hoek, Andre Lucas, and Herman K. van Dijk. 

Unit-root process * The adequacy of asymptotic approximations in 
the near-integrated autoregressive model with dependent errors. Pierre 
Perron. 

Unit root test(s) 

Alternative methods of detrending and the power of ——. Jaeyoun Hwang 
and Peter Schmidt. 

An outlier robust ——— test with an application to the extended 
Nelson—Plosser data. Andre Lucas. 

The distribution of the Durbin Watson statistic in integrated and near- 
integrated models. Hiroyuki Hisamatsu and Koichi Maekawa. 

Univariate models * Encompassing ——— in multivariate time series: A case 
study. Agustin Maravall and Alexandre Mathis. 

Unobserved component panel data model * An —— to study the effect 
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stochastic trends. 

C33 — Mathematical and Quantitative Methods: Econometric Methods: Mul- 
tiple Equation Models: Models with Panel Data 

Borjas, George J. and Glenn T. Sueyoshi, A two-stage estimator for probit 
models with structural group effects. 

Frees, Edward W., Assessing cross-sectional correlation in panel 
data. 

Imbens, Guido W. and Tony Lancaster, Efficient estimation and stratified 
sampling. 

Lancaster, Tony and Guido Imbens, Optimal stock/flow panels. ' 

Maddala, G.S. and M. Nimalendran, An unobserved component panel data 
model to study the effect of earnings surprises on stock prices, trading 
volumes, and spreads. 

Wegge, Leon L., Local identifiability of the factor analysis and measurement 
error model parameter. 

C34 — Mathematical and Quantitative Methods: Econometric Methods: Mul- 
tiple Equation Models: Truncated and Censored Models 

Hadri, Kaddour, A note on Sargan densities. 
Lee, Lung-Fei, Semiparametric instrumental variable estimation of simulta- 
neous equation sample selection models. 

C35 — Mathematical and Quantitative Methods: Econometric Methods: 
Multiple Equation Models: Discrete Regression and Qualitative Choice 
Models 

Imbens, Guido W. and Tony Lancaster, Efficient estimation and stratified 
sampling. 

Lancaster, Tony and Guido Imbens, Optimal stock/flow panels. 

McCulloch, Robert and Peter E. Rossi, An exact likelihood analysis of the 
multinomial probit model. 

Poirier, Dale J., A Bayesian analysis of nested logit models. 

C39 — Mathematical and Quantitative Methods: Econometric Methods: Mul- 

tiple Equation Models: Other 

Srivastava, V.K. and Koichi Maekawa, Efficiency properties of feasible 
generalized least-squares estimators in SURE models under non-normal 
disturbances. 

Wegge, Leon L., Local identifiability of the factor analysis and measurement 
error model parameter. 
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C4 — Mathematical and Quantitative Methods: Econometric and Statistical 

Methods: Special Topics 

Ding, Zhuanxin and Clive W.J. Granger, Modeling volatility persistence of 
speculative returns: A new approach. 

Govaerts, Bernadette, David F. Hendry, and Jean-Francois Richard, En- 
compassing in stationary linear dynamic models. 

Hardle, Wolfgang and Alan Kirman, Nonclassical demand: A model-free 
examination of price—quantity relations in the Marseille fish market. 

Hwang, Jaeyoun and Peter Schmidt, Alternative methods of detrending and 
the power of unit root tests. 

Tieslau, Margie A., Peter Schmidt, and Richard T. Baillie, A minimum 
distance estimator for long-memory processes. 

Yitzhaki, Shlomo, Economic distance and overlapping of distributions. 

C40 — Mathematical and Quantitative Methods: Econometric and Statistical 

Methods: Special Topics: General 

Shafer, Glenn, The significance of Jacob Bernoulli’s Ars Conjectandi for the 
philosophy of probability today. 

Slottje, Daniel J., Joseph G. Hirschberg, Kathy J. Hayes, and Gerald W. 
Scully, A new method for detecting individual and group labor market 
discrimination. 


C41 — Mathematical and Quantitative Methods: Econometric and Statistical 
Methods: Special Topics: Duration Analysis 
Imbens, Guido W. and Tony Lancaster, Efficient estimation and stratified 
sampling. 
Lancaster, Tony and Guido Imbens, Optimal stock/flow panels. 


C42 —- Mathematical and Quantitative Methods: Econometric and Statistical 
Methods: Special Topics: Survey Methods 
Imbens, Guido W. and Tony Lancaster, Efficient estimation and stratified 
sampling. 
Lancaster, Tony and Guido Imbens, Optimal stock/flow panels. 
Peracchi, Franco and Finis Welch, How representative are matched cross- 
sections” Evidence from the Current Population Survey. 
C43 — Mathematical and Quantitative Methods: Econometric and Statistical 
Methods: Special Topics: Index Numbers and Aggregation 
Berndt, Ernst R., Zvi Griliches, and Neal J. Rappaport, Econometric esti- 
mates of price indexes for personal computers in the 1990s. 
Deutsch, Joseph, Yves Fluckiger, and Jacques Silber, Measuring occupa- 
tional segregation: Summary statistics and the impact of classification 


geneous separability. 

Fare, Rolf and Shawna Grosskopf, Nonparametric tests of regularity, 
Farrell efficiency, and goodness-of-fit. 

Fisher, Franklin M., The production—theoretic measurement of input price 
and quantity indices. 

Granger, C.W.J. and Pierre L. Siklos, Systematic sampling, temporal aggrega- 
tion, seasonal adjustment, and cointegration: Theory and evidence. 

C49 — Mathematical and Quantitative Methods: Econometric and Statistical 

Methods: Special Topics: Other 

Hackl, Peter and Anders H. Westlund, Demand for international telecom- 
munication: Time-varying price elasticity. 
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Wilfling, Bernd, Lorenz ordering of generalized beta-II income distribu- 
tions. 

CS — Mathematical and Quantitative Methods: Econometric Modeling 
Boudjellaba, Hafida, Jean-Marie Dufour, and Roch Roy, Simplified condi- 
tions for noncausality between vectors in multivariate ARMA models. 
Granger, C.W.J. and Pierre L. Siklos, Systematic sampling, temporal ag- 
gregation, seasonal adjustment, and cointegration: Theory and evid- 

ence. 

Keuzenkamp, Hugo A. and Anton P. Barten, Rejection without falsification: 
On the history of testing the homogeneity condition in the theory of 
consumer demand. 

Prucha, Ingmar R. and M. Ishaq Nadiri, Endogenous capital utilization and 
productivity measurement in dynamic factor demand models: Theory and 
an application to the US electrical machinery industry. 

Zellner, Arnold, Models, prior information, and Bayesian analysis. 

C50 — Mathematical and Quantitative Methods: Econometric Modeling 
~ General 

Brown, Bryan W. and Mary Beth Walker, Stochastic specification in ran- 
dom production models of cost-minimizing firms. 

Kleibergen, Frank and Herman K. van Dijk, Direct cointegration testing in 
error-correction models. 

Oaxaca, Ronald L. and Michael R. Ransom, On discrimination and the 
decomposition of wage differentials. 

Wickens, Michael R., Interpreting cointegrating vectors and common 
stochastic trends. 

Zellner, Arnold, Models, prior information, and Bayesian analysis. 

C51 — Mathematical and Quantitative Methods: Econometric Modeling: 
Model Construction and Estimation 

Bansal, Ravi, A. Ronald Gallant, Robert Hussey, and George Tauchen, 
Nonparametric estimation of structural models for high-frequency cur- 
rency market data. 

Card, David and Thomas Lemieux, Wage dispersion, returns to skill, and 
black-white wage differentials. 

Ericsson, Neil R., Conditional and structural error correction models. 

Granger, Clive W.J., Maxwell L. King, and Halbert White, Comments on 
testing economic theories and the use of model selection criteria. 

Moulton, Brent R., Interarea indexes of the cost of shelter using hedonic 
quality adjustment techniques. 

Neudecker, Heinz, Wolfgang Polasek, and Shuangzhe Liu, The hetero- 
skedastic linear regression model and the Hadamard product: A note. 
Niesing, Willem, Bernard M.S. van Praag, and Justus Veenman, The unem- 

ployment of ethnic minority groups in the Netherlands. 

Paruolo, Paolo, On the determination of integration indices in I(2) sys- 
tems. 

Pesaran, M. Hashem and Ron Smith, The role of theory in econometrics. 

Urbain, Jean-Pierre, Partial versus full system modeling of cointegrated 
systems: An empirical illustration. 

C52 — Mathematical and Quantitative Methods: Econometric Modeling: 
Model Evaluation and Testing 

Attfield, C.L.F., A Bartlett adjustment to the likelihood ratio test for a 

system of equations. 
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Bollerslev, Tim and Hans Ole Mikkelsen, Modeling and pricing long-mem- 
ory in stock market volatility. 

Cheung, Yin-Wong and Lilian K. Ng, A causality-in-variance test and its 
application to financial market prices. 

Eitrheim, Oyvind, and Timo Terasvirta, Testing the adequacy of smooth 
transition autoregressive models. 

Ericsson, Neil R., Conditional and structural error correction models. 

Godfrey, Leslie G., Some results on the Glejser and Koenker tests for 
heteroskedasticity. 

Gregoir, Stephane and Guy Laroque, Polynomial cointegration: Estimation 
and test. 

Gregory, Allan W. and Bruce E. Hansen, Residual-based tests for cointegra- 
tion in models with regime shifts. 

Gregory, Allan W., James M. Nason, and David G. Watt, Testing for 
structural breaks in cointegrated relationships. 

Grillenzoni, Carlo, Testing for causality in real time. 

Horowitz, Joel L., Bootstrap-based critical values for the information matrix 
test. 

Iwata, Shigeru, Bounding posterior means by model criticism. 

Koop, Gary, Parameter uncertainty and impulse response analysis. 

Lee, Dongin and Peter Schmidt, On the power of the K PSS test of stationar- 
ity against fractionally integrated alternatives. 

Lin, Chien-Fu Jeff and Timo Terasvirta, Testing the constancy of regression 
parameters against continuous structural change. 

Maravall, Agustin and Alexandre Mathis, Encompassing univariate models 
in multivariate time series: A case study. 

McAleer, Michael, The significance of testing empirical non-nested mod- 
els. 

Oliner, Stephen D., Glenn D. Rudebusch, and Daniel Sichel, The Lucas 
critique revisited: Assessing the stability of empirical Euler equations for 
investment. 

Pesaran, M. Hashem and Ron Smith, The role of theory in econometrics. 

Psaradakis, Zacharias and Martin Sola, On the power of tests for super- 
exogeneity and structural invariance. 

Sin, Chor-Yiu and Halbert White, Information criteria for selecting possibly 
misspecified parametric models. 

Small, John P., The exact powers of some autocorrelation tests when the 
disturbances are heteroscedastic. 

Urbain, Jean-Pierre, Partial versus full system modeling of cointegrated 
systems: An empirical illustration. 

Vinod, H.D., Double bootstrap for shrinkage estimators. 

West, Kenneth D. and Dongchul Cho, The predictive ability of several 
models of exchange rate volatility. 

Young, Karen D.S. and Lawrence I. Pettit, On priors and Bayes factors. 

C53 — Mathematical and Quantitative Methods: Econometric Modeling: 
Forecasting and Other Model Applications 

Cartwright, Nancy, Probabilities and experiments. 

Davies, Anthony and Kajal Lahiri, A new framework for analyzing survey 
forecasts using three-dimensional panel data. 

West, Kenneth D. and Dongchul Cho, The predictive ability of several 
models of exchange rate volatility. 
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C55 — Mathematical and Quantitative Methods: Econometric Modeling 
Lutkepohl, Helmut and Helmut Herwartz, Specification of varying coeffic- 
ient time-series models via generalized flexible least squares. 

C61 — Mathematical and Quantitative Methods: Mathematical Methods and 
Programming: Optimization Techniques; Programming Models; Dy- 
namic Analysis 

Fare, Rolf and Shawna Grosskopf, Nonparametric tests of regularity, Far- 
rell efficiency, and goodness-of-fit. 

C63 — Mathematical and Quantitative Methods: Mathematical Methods and 
Programming: Computational Techniques 

Borjas, George J. and Glenn T. Sueyoshi, A two-stage estimator for probit 
models with structural group effects. 

C7 — Mathematical and Quantitative Methods: Game Theory and Bargaining 
Theory 

Hardle, Wolfgang and Alan Kirman, Nonclassical demand: A model-free 
examination of price—quantity relations in the Marseille fish market. 

C8 — Mathematical and Quantitative Methods: Data Collection and Data 
Estimation Methodology; Computer Programs 

Vinod, H.D., Double bootstrap for shrinkage estimators. 

C81 — Mathematical and Quantitative Methods: Data Collection and Data 
Estimation Methodology; Computer Programs: Methodology for Col- 
lecting, Estimating, and Organizing Microeconomic Data 

Griliches, Zvi and Haim Regev, Firm productivity in Israeli industry: 
1979-1988. 
C82 — Mathematical and Quantitative Methods: Data Collection and Data 


Estimation Methodology; Computer Programs: Methodology for Col- 
lecting, Estimating, and Organizing Macroconomic Data 
Davies, Anthony and Kajal Lahiri, A new framework for analyzing survey 
forecasts using three-dimensional panel data. 
C87 Mathematical and Quantitative Methods: Data Collection and 
Data Estimation Methodology; Computer Programs: Econometric 
Software 


Koenker, Roger and Beum J. Park, An interior point algorithm for nonlin- 
ear quantile regression. 


D1 — Microeconomics: Household Behavior 
Blundell, Richard and Richard J. Smith, Coherency and estimation in 
simultaneous models with censored or qualitative dependent variables. 
Keuzenkamp, Hugo A. and Anton P. Barten, Rejection without falsification: 
On the history of testing the homogeneity condition in the theory of 
consumer demand. 
D12 — Microeconomics: Household Behavior: Consumer Economics: Empiri- 
cal Analysis 
Fry, Jane M., Tim R.L. Fry, and Keith R. McLaren, The stochastic specifica- 
tion of demand share equations: Restricting budget shares to the unit 
simplex. 
Lewbel, Arthur, Consistent nonparametric hypothesis tests with an applica- 
tion to Slutsky symmetry. 
D2 — Microeconomics: Production and Organizations 
Berndt, Ernst R. and Catherine J. Morrison, High-tech capital formation 
and economic performance in US manufacturing industries: An explora- 
tory analysis. 
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Prucha, Ingmar R. and M. Ishaq Nadiri, Endogenous capital utilization and 
productivity measurement in dynamic factor demand models: Theory and 
an application to the US electrical machinery industry. 

D21 — Microeconomics: Production and Organizations: Firm Behavior 

Fare, Rolf and Shawna Grosskopf, Nonparametric tests of regularity, Far- 
rell efficiency, and goodness-of-fit. 

Fisher, Franklin M., The production—theoretic measurement of input price 
and quantity indices. 

Squires, Dale, Firm behavior under input rationing. 

D24 — Microeconomics: Production and Organizations: Production; Capital 
and Total Factor Productivity; Capacity 

Bregman, Arie, Melvyn Fuss, and Haim Regev, The production and cost 
structure of Israeli industry: Evidence from individual firm data. 

Fare, Rolf and Shawna Grosskopf, Nonparametric tests of regularity, Far- 
rell efficiency, and goodness-of-fit. 

Griliches, Zvi and Haim Regev, Firm productivity in Israeli industry: 
1979-1988. 

Pope, Rulon D. and Richard E. Just, Empirical implementation of ex ante 
cost functions. 

van den Broeck, Julien, Gary Koop, Jacek Osiewalski, and Mark FJ. Steel, 
Stochastic frontier models: A Bayesian perspective. 

D3 — Microeconomics: Distribution 
Yitzhaki, Shlomo, Economic distance and overlapping of distributions. 
D31 — Microeconomics: Distribution: Personal Income and Wealth Distribu- 
tion 

Card, David and Thomas Lemieux, Wage dispersion, returns to skill, and 
black-white wage differentials. 

Hirschberg, Joseph G. and Daniel J. Slottje, An empirical Bayes approach to 
analyzing earnings functions for various occupations and industries Hir- 
schberg, Joseph G., see D. Boisso. 

Ryu, Hang K. and Daniel J. Slottje, Two flexible functional form approaches 
for approximating the Lorenz curve. 

Wilfling, Bernd, Lorenz ordering of generalized beta-II income distribu- 
tions. 

D4 — Microeconomics: Market Structure and Pricing 

Hardle, Wolfgang and Alan Kirman, Nonclassical demand: A model-free 

examination of price—quantity relations in the Marseille fish market. 
D45 — Microeconomics: Market Structure and Pricing: Rationing; Licensing 

Squires, Dale, Firm behavior under input rationing. 

D61 — Microeconomics: Economic Welfare: Allocative Efficiency; Cost-Bene- 
fit Analysis 

Fare, Rolf and Shawna Grosskopf, Nonparametric tests of regularity, Far- 
rell efficiency, and goodness-of-fit. 

D63 — Microeconomics: Economic Welfare: Equity, Justice, Inequality, and 
Other Normative Criteria and Measurement 
Wilfling, Bernd, Lorenz ordering of generalized beta-II income distribu- 


E17 — Macroeconomics and Monetary Economics: Forecasting and Simula- 
tion 


Davies, Anthony and Kajal Lahiri, A new framework for analyzing survey 
forecasts using three-dimensional panel data. 
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Koop, Gary, M. Hashem Pesaran, and Simon M. Potter, Impulse response 
analysis in nonlinear multivariate models. 

E2 — Macroeconomics and Monetary Economics: Consumption, Saving, Pro- 
duction, Employment, and Investment 

Chirinko, Robert S., Nonconvexities, labor boarding, technology shocks, 
and procyclical productivity: A structural econometric analysis. 

E22 — Macroeconomics and Monetary Economics: Consumption, Saving, 
Production, Employment, and Investment: Capital; Investment (including 
Inventories), Capacity 

Froeb, Luke and Robert Koyak, Measuring and comparing smoothness in 
time series: The production smoothing hypothesis. 

Oliner, Stephen D., Glenn D. Rudebusch, and Daniel Sichel, The Lucas 
critique revisited: Assessing the stability of empirical Euler equations for 
investment. 

E3 — Macroeconomics and Monetary Economics: Prices, Business Fluctu- 
ations, and Cycles 

Boudjellaba, Hafida, Jean-Marie Dufour, and Roch Roy, Simplified con- 
ditions for noncausality between vectors in multivariate ARMA 
models. 

Lippi, Marco and Lucrezia Reichlin, VAR analysis, nonfundamental repres- 
entations, Blaschke matrices. 

E32 — Macroeconomics and Monetary Economics: Prices, Business Fluctu- 
ations, and Cycles: Business Fluctuations, Cycles 

Chirinko, Robert S., Nonconvexities, labor boarding, technology shocks, 
and procyclical productivity: A structural econometric analysis. 

E37 — Macroeconomics and Monetary Economics: Prices, Business Fluctu- 
ations, and Cycles: Forecasting and Simulation 

Davies, Anthony and Kajal Lahiri, A new framework for analyzing survey 
forecasts using three-dimensional panel data. 

Koop, Gary, M. Hashem Pesaran, and Simon M. Potter, Impulse response 
analysis in nonlinear multivariate models. 

Koop, Gary, Parameter uncertainty and impulse response analysis. 

E4 — Macroeconomics and Monetary Economics: Money and Interest Rates 

Boudjellaba, Hafida, Jean-Marie Dufour, and Roch Roy, Simplified con- 
ditions for noncausality between vectors in multivariate ARMA 
models. 

E43 — Macroeconomics and Monetary Economics: Money and Interest Rates: 
Determination of Interest Rates; Term Structure of Interest Rates 

Pfann, Gerard A., Peter C. Schotman, and Rolf Tschernig, Nonlinear inter- 
est rate dynamics and implications for the term structure. 

E51 — Macroeconomics and Monetary Economics: Monetary Policy, Central 
Banking, and the Supply of Money and Credit: Money Supply; Credit; 
Money Multipliers 

Thoma, Mark A., Subsample instability and asymmetries in money—income 
causality. 

E52 — Macroeconomics and Monetary Economics: Monetary Policy, Central 
Banking, and the Supply of Money and Credit: Monetary Policy (Targets, 
Instruments, and Effects) 

Ermini, Luigi and Dongkoo Chang, Testing the joint hypothesis of 
rationality and neutrality under seasonal cointegration: The case 
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F31 — International Economics: International Finance: Foreign Exchange 
Baillie, Richard T., Tim Bollerslev, and Hans Ole Mikkelsen, Fractionally 
integrated generalized autoregressive conditional heteroskedasticity. 
West, Kenneth D. and Dongchul Cho, The predictive ability of several 
models of exchange rate volatility. 


G10 — Financial Economics: General Fnancial Markets: General 

Cheung, Yin-Wong and Lilian K. Ng, A causality-in-variance test and its 
application to financial market prices. 

Maddala, G.S. and M. Nimalendran, An unobserved component panel data 
model to study the effect of earnings surprises on stock prices, trading 
volumes, and spreads. 

Tauchen, George, Harold Zhang, and Ming Liu, Volume, volatility, and 
leverage: A dynamic analysis. 

G11 — Financial Economics: General Financial Markets: Portfolio Choice 

Stutzer, Michael, A Bayesian approach to diagnosis of asset pricing 
models. 

G12 — Financia) Economics: General Financial Markets: Asset Pricing 

Hamilton, James D. and Raul Susmel, Autoregressive conditional hetero- 
skedasticity and changes in regime. 

Schotman, Peter, A Bayesian approach to the empirical valuation of bond 
options. 

Stutzer, Michael, A Bayesian approach to diagnosis of asset pricing mod- 


110 — Health, Education, and Welfare: Health: General 
Leung, Siu Fai and Shihti Yu, On the choice between sample selection and 
two-part models. 


J15 — Labor and Demographic Economics: Demographic Economics: Econ- 
omics of Minorities 


Niesing, Willem, Bernard M.S. van Praag, and Justus Veenman, The unem- 
ployment of ethnic minority groups in the Netherlands. 

J16 — Labor and Demographic Economics: Demographic Economics: Econ- 
omics of Gender 

Boisso, Dale, Kathy Hayes, Joseph Hirschberg, and Jacques Silber, Occupa- 
tional segregation in the multidimensional case: Decomposition and tests 
of significance. 

Buchinsky, Moshe, Quantile regression, Box—Cox transformation model, 
and the US wage structure, 1963-1987. 

Polachek, Solomon W. and Moon-Kak Kim, Panel estimates of the gender 
earnings gap: Individual-specific intercept and individual-specific slope 
models. 

J21 — Labor and Demographic Economics: Time Allocation, Work Behavior, 
and Employment Determination: Labor Force and Employment, Size, 
and Structure 

Peracchi, Franco and Finis Welch, How representative are matched cross- 
sections”? Evidence from the Current Population Survey. 

J22 — Labor and Demographic Economics: Time Allocation, Work Behavior, 
and Employment Determination: Time Allocation and Labor Supply 

Blomquist, Soren, Estimation methods for male labor supply functions: 
How to take account of nonlinear taxes. 
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Stern, Steven, Semiparametric estimates of the supply and demand effects of 
disability on labor force participation. 

J24 — Labor and Demographic Economics: Time Allocation, Work Behavior, 
and Employment Determination: Human Capital Formation, Occupa- 
tional Choice; Labor Productivity 

Buchinsky, Moshe, Quantile regression, Box—Cox transformation model, 
and the US wage structure, 1963-1987. 

Deutsch, Joseph, Yves Fluckiger, and Jacques Silber, Measuring occupa- 
tional segregation: Summary statistics and the impact of classification 
errors and aggregation. 

J3 — Labor and Demographic Economics: Wages, Compensation, and Labor 
Costs 

Jenkins, Stephen P., Earnings discrimination measurement: A distributional 
approach. 

J31 — Labor and Demographic Economics: Wages, Compensation, and Labor 
Costs: Wage Level and Structure; Wage Differentials by Skills, Training, 
Occupation, etc. 

Buchinsky, Moshe, Quantile regression, Box—Cox transformation model, 
and the US wage structure, 1963-1987. 

Card, David and Thomas Lemieux, Wage dispersion, returns to skill, and 
black-white wage differentials. 

Peracchi, Franco and Finis Welch, How representative are matched cross- 
sections”? Evidence from the Current Population Survey. 

Polachek, Solomon W. and Moon-Kak Kim, Panel estimates of the gender 
earnings gap: Individual-specific intercept and individual-specific slope 
models 

J40 — Labor and Demographic Economics: Particular Labor Markets: 
General 

Hirschberg, Joseph G. and Daniel J. Slottje, An empirical Bayes approach 
to analyzing earnings functions for various occupations and industries 
Hirschberg, Joseph G., see D. Boisso. 

J41 — Labor and Demographic Economics: Particular Labor Markets: Con- 
tracts: Specific Human Capital, Matching models, Efficiency Wage Mod- 
els, and Internal Labor Markets 

Kumbhakar, Subal C., A farm-level study of labor use and efficiency wages 
in Indian agriculture. 

J6 — Labor and Demographic Economics: Mobility, Unemployment, and 
Vacancies 

Yitzhaki, Shlomo, Economic distance and overlapping of distributions. 

J62 — Labor and Demographic Economics: Mobility, Unemployment, and 
Vacancies: Occupational and Intergenerational Mobility 

Boisso, Dale, Kathy Hayes, Joseph Hirschberg, and Jacques Silber, Occupa- 
tional segregation in the multidimensional case: Decomposition and tests 
of significance. 

J7 — Law and Economics: Discrimination 

Jenkins, Stephen P., Earnings discrimination measurement: A distributional 
approach. 

Polachek, Solomon W. and Moon-Kak Kim, Panel estimates of the gender 
earnings gap: Individual-specific intercept and individual-specific slope 
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J71 — Law and Economics: Discrimination: Discrimination 

Card, David and Thomas Lemieux, Wage dispersion, returns to skill, and 
black-white wage differentials. 
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